The students are currently working on coordinating the annual Whitebox Advisors Graduate Student Conference which draws top doctoral students from around the world to present their research in the fields of Behavioral Economics, Behavioral Finance, and Behavioral Marketing. The goal of the conference is to foster an environment to promote interaction amongst doctoral student researchers, and to provide feedback for students presenting their work in these fields.
The research efforts in these fields have been helped immeasurably by the generous support of Andrew Redleaf of Whitebox Advisors.
INCAE Team Wins Global Network Security Analysis Prize
The 
Professor Matthew Spiegel Awarded Honorary Degree of Doctor of Laws
Professor Matthew Spiegel was recognized by the University College Dublin with an honorary degree for being a "leader in financial economics both in research and business education."
Professor Bryan Kelly Awarded Academic Research

Paper of the Year
Professor Bryan Kelly won an award for "Academic Research Paper of the Year" from EQDerivaties.
The awards focus on buyside institutional and hedge fund performance over 2017 and will also cast an eye on alternative avenues of risk premia and volatility exposure, such as overlays, mutual funds and UITs. consisted of first and second year MBA students, EMBA students, and foreign exchange students on a unique and innovative case writing project. The students were tasked with developing nine brand new real estate case studies over the fall semester that Professor Goetzmann would use in his real estate class that same fall. The students met weekly throughout the fall semester to report on their progress, receive feedback on their work, and to seek guidance to meet their project deadlines. From there, the case writers formatted the students' work into a case study to be used in class. Read more.
SOM Finance Faculty in the News
See the student perspective section below to read about the student experience of working on this project.
Student Perspectives
Two students write about their experiences working with Professor William Goetzmann, the International Center for Finance, Yale SOM case writers, and 17 other MBA and EMBA students on a unique case study development project in which the students created nine completely new case studies to use in Professor Goetzmann's MGT849 Cases in Commercial Real Estate course this past fall. Automatic enrollment does significantly increase auto loan balances by 2.0% of income and first mortgage balances by 7.4% of income. These secured liabilities have muted immediate effects on net worth because they are used to acquire assets, but their increase could signal that automatic enrollment previously decreased non-TSP assets.
Student Venture Becomes Live Case Study
Click here to read the entire abstract and paper.
Crash Beliefs From Investor Surveys
By: William N. Goetzmann, Dasol Kim, Robert J. Shiller Abstract: Historical data suggest that the base rate for a severe, single-day stock market crash is relatively low. Surveys of individual and institutional investors, conducted regularly over a 26-year period in the United States, show that they assess the probability to be much higher. We examine factors influencing investor responses and test the role of media influence, finding evidence consistent with an availability bias. Adverse market events made salient by financial press are associated with higher subjective crash probabilities. Exogenous shocks related to earthquakes are also associated with higher probabilities. Finally, subjective crash probabilities are negatively associated with mutual fund flows.
Click here to read the paper. Subscribe to our email list
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